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INVESTMENTS OUTSTANDING AS OF 12/31/05 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

1S BOOK-VALUE AMORTIZED THROUGH 12/31/05

Positi

Sec-1d

Description

51951 TPDB0015 DEUTSCHE BANK
51952 TPGS0042 GOLDMAN SACHS & CO 3.150 1/03/06
51953 TPMS0121 MIZUHO SECURITIES

3

49986
51264
51621
51622
43787
48004
48049
49879
43384
43390
43572
43574
43889
49211
49212
48046
49880
46555
47989
47103
47993
47305
47991
47992

ITEMS

IN SUBTOTAL FOR:

9128276X U S TREASURY NOTE
912827Y5 U S TREASURY NOTE
TREASURY NOTES

91282776
91282776
912828BU
912828BU
912828BU
912828BU
912828CD
912828CD
912828CD
912828CD
912828CF
912828CF
912828CF
912828CM
912828CM
912828CW
912828CW
912828CY
912828CY
912828DD
912828DD
912828DF

U.S.

cCcCcccccccccccccccccc
DO OLLLLLOLLOLOLOLOOLOOOOOnnnu,m

TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTES
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE

RATE Maturity YIELD MOO S&P POSITION-SIZE #

3.250 1/03/06

3.300 1/03/06

.625
.000
-500
-500
.875
.875
.875
.875
.500
.500
.500
-500
.250
-250
-250
.750
.750
.500
.500
-500
-500
.875
.875
-000

TRI-PARTY REPO-TSY COLLATERAL

- TREASURY

(TYPE

388,000,000.00
331,000,000.00
200,000,000.00

919,000,000.00

D

NOTES & BON ( 12)

5/15/06
7/15/06
10/15/06
10/15/06
1/03/06
1/03/06
1703706
1703706
3/31/06
3/31/06
3/31/06
3/31/06
4/30/06
4/30/06
4/30/06
6/30/06
6/30/06
9/30/06
9/30/06
10/31/06
10/31/06
11/30/06
11/30/06
12731706

WWWWNWNWWWWNNNERPWONNNDMAMD®

-803
.118
.001
-130
.151

Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa

25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
10,000,000.00
20,000,000.00
30,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
25,000,000.00
25,000,000.00
10,000,000.00
25,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
20,000,000.00

PR

100
100
100

ICE

.00000
-00000
-00000

-10200
.32400
-52000
-52000
.99876
-99461
-99453
-99206
.37100
.37100
.37100
.37100
-34800
.34800
.34800
.22300
.22300
-59000
-59000
-45700
.45700
.61300
.61300
-59000

$ CARRY-BASIS

2

NNNNNMNNNONNNNMNNNNNMNNOOOONNDNN

388,000,000.
331,000,000.
200,000,000.

MARKET-VALUE

388,000,000.00
331,000,000.00
200,000,000.00

919,000,000.

25,085,676.
50,698,971.
25,406,791.
25,398,005.
9,999,875.
19,998,921.
29,998,359.
24,998,015.
9,990,409.
9,990,313.
9,985,704.
9,986,482.
9,997,701.
24,907,945.
24,907,945.
9,982,896.
24,909,460.
9,988,923.
19,912,642.
9,975,704.
19,900, 754.
9,988,952.
19,954,839.
19,970,957.

919,000,000.00

25,025,500.00
50,662,000.00
25,380,000.00
25,380,000.00
9,999,875.91
19,998,921.78
29,998,359.38
24,998,015.54
9,937,100.00
9,937,100.00
9,937,100.00
9,937,100.00
9,934,800.00
24,837,000.00
24,837,000.00
9,922,300.00
24,805,750.00
9,859,000.00
19,718,000.00
9,845,700.00
19,691,400.00
9,861,300.00
19,722,600.00
19,718,000.00

* $-ABOVE/BELOW

ok % %

-60,176.
-36,971.
-26,791.
-18,005.

-53,309.
-53,213.
-48,604.
-49,382.
-62,901.
-70,945.
-70,945.
-60,596.
-103,710.
-129,923.
-194,642.
-130,004.
-209,354.
-127,652.
-232,239.
-252,957.
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INVESTMENTS OUTSTANDING AS OF 12/31/05 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

1S BOOK-VALUE AMORTIZED THROUGH 12/31/05

RATE Maturity

PR

ICE

CARRY-BASIS

MARKET-VALUE

$-ABOVE/BELOW

30

33

912828DF U S TREASURY NOTE
912828DF US TREASURY NOTE

912828DF U S TREASURY NOTES
912828DJ U.S. TREASURY NOTE
912828DS U.S. TREASURY NOTE
912828DS U S TREASURY NOTE

ITEMS

ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

12/31/06
12/31/06
12/31/06
1731707
4/30/07
4/30/07

U.S. TREASURY NOTES &

LGIP-GOVERNMENT

S&P POSITION-SIZE #
AAA  10,000,000.00
AAA  20,500,000.00
AAA  25,000,000.00
AAA  25,000,000.00
AAA  50,000,000.00
AAA  25,000,000.00

610,500,000.00
(TYPE  12)

(FUND

1529500000.00

7

9,974,884.
20,383,204.
24,842 ,362.
24,858,724.
49,942 ,311.
24,974,432.

9,859,000.00
20,210,950.00
24,647,500.00
24,650,500.00
49,476,562.50
24,738,281.25

1529912173.

1526526716.36

-115,884.
-172,254.
-194,862.
-208,224.
-465,748.
-236,151.

-3,385,456.



